
REPURCHASE AGREEMENTS 41.51% Of Par Grand Total
CUSIP DESCRIPTION MATURITY YIELD PAR VALUE BOOK VALUE

RP3095QD RBS SECURITIES INC 04/08/13 0.150 $350,000,000.00 $350,000,000.00

RP3095QE HSBC SECURITIES (USA) INC 04/08/13 0.140 1,200,000,000.00 1,200,000,000.00

RP3095QF BANK OF MONTREAL 04/08/13 0.140 400,000,000.00 400,000,000.00

RP3095QG BANK OF MONTREAL 04/08/13 0.140 200,000,000.00 200,000,000.00

RP3095QH MERRILL LYNCH PIERCE FENNER & SM 04/08/13 0.130 250,000,000.00 250,000,000.00

$2,400,000,000.00 $2,400,000,000.00

MONEY MARKET FUNDS 4.01% Of Par Grand Total
CUSIP DESCRIPTION MATURITY YIELD PAR VALUE BOOK VALUE

10100069 MILESTONE MMF 0.005 $11,081,485.23 $11,081,485.23

38141W27 GOLDMAN GOVERNMENT FUND #465 0.020 116,568,334.65 116,568,334.65

82525288 AIM GOVERNMENT & AGENCY PORTFOLI 0.020 35,299,203.27 35,299,203.27

31846V56 FIRST AMERICAN GOVERNMENT SWEEP 0.016 2,053,485.61 2,053,485.61

52470G79 WESTERN ASSET INSTITUTIONAL GOVT 0.050 67,000,000.00 67,000,000.00

$232,002,508.76 $232,002,508.76

COMMERCIAL PAPER 31.13% Of Par Grand Total
CUSIP DESCRIPTION MATURITY YIELD PAR VALUE BOOK VALUE

00084BR8 ABN AMRO FUNDING USA LLC 04/08/13 0.190 $170,000,000.00 $169,998,205.56

60688FSW MIZUHO FUNDING LLC 05/30/13 0.230 250,000,000.00 249,913,750.00

40427RSW HSBC USA INC 05/30/13 0.230 200,000,000.00 199,931,000.00

00084BR8 ABN AMRO FUNDING USA LLC 04/08/13 0.190 25,000,000.00 24,999,736.11

4662J0T6 JP MORGAN CHASE & CO 06/06/13 0.185 150,000,000.00 149,952,979.16

00084BR8 ABN AMRO FUNDING USA LLC 04/08/13 0.140 30,000,000.00 29,999,766.67

4662J0U2 JP MORGAN CHASE & CO 07/02/13 0.180 100,000,000.00 99,956,500.00

00084BR8 ABN AMRO FUNDING USA LLC 04/08/13 0.140 25,000,000.00 24,999,805.56

93114ER9 WAL-MART STORES INC 04/09/13 0.090 50,000,000.00 49,999,625.00

93114ER9 WAL-MART STORES INC 04/09/13 0.080 100,000,000.00 99,999,333.33

25153JR8 DEUTSCHE BANK FINL LLC 04/08/13 0.170 250,000,000.00 249,997,638.83

06737HR8 BARCLAYS US FUNDING LLC 04/08/13 0.170 200,000,000.00 199,998,111.11

90344WV3 US BANCORP 05/06/13 0.120 250,000,000.00 250,000,000.00

$1,800,000,000.00 $1,799,746,451.33
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AGENCIES 3.46% Of Par Grand Total
CUSIP DESCRIPTION MATURITY YIELD PAR VALUE BOOK VALUE

313385EL FHLB   04/17/13 0.091 $50,000,000.00 $49,998,625.00

313385FS FHLB   05/17/13 0.081 25,000,000.00 24,997,722.23

313397ER FHLMC  04/22/13 0.081 50,000,000.00 49,998,222.22

313397EJ FHLMC  07/16/13 0.091 25,000,000.00 24,993,687.50

313589HQ FNMA  07/02/13 0.101 25,000,000.00 24,993,958.33

313589FW FNMA  05/21/13 0.091 25,000,000.00 24,997,187.50

$200,000,000.00 $199,979,402.78

US TREASURY BILL 8.65% Of Par Grand Total
CUSIP DESCRIPTION MATURITY YIELD PAR VALUE BOOK VALUE

912796AB TREASURY BILL 04/25/13 0.060 $50,000,000.00 $49,998,429.86

912796AB TREASURY BILL 04/25/13 0.071 50,000,000.00 49,998,139.58

9127957A TREASURE BILL 07/25/13 0.099 25,000,000.00 24,992,552.08

912796AU TREASURY BILL 08/01/13 0.099 25,000,000.00 24,992,037.50

912796AA TREASURY BILL 04/18/13 0.091 50,000,000.00 49,998,508.33

912795Z9 TREASURY BILL 04/11/13 0.096 50,000,000.00 49,999,343.75

912795Z9 TREASURY BILL 04/11/13 0.096 50,000,000.00 49,999,343.75

912796AN TREASURY BILL 07/05/13 0.076 50,000,000.00 49,990,625.00

912796AA TREASURY BILL 04/18/13 0.091 50,000,000.00 49,998,508.34

912796AA TREASURY BILL 04/18/13 0.091 50,000,000.00 49,998,508.34

912796BC TREASURY BILL 09/26/13 0.107 50,000,000.00 49,974,770.84

$500,000,000.00 $499,940,767.37
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US TREASURY NOTE 11.24% Of Par Grand Total
CUSIP DESCRIPTION MATURITY YIELD PAR VALUE BOOK VALUE

912828MX TREASURY NOTE 04/15/13 0.269 $25,000,000.00 $25,009,133.48

912828QZ TREASURY NOTE 05/31/13 0.228 50,000,000.00 50,020,509.50

912828PB TREASURY NOTE 10/15/13 0.189 25,000,000.00 25,040,849.71

912828RN TREASURY NOTE 10/31/13 0.190 25,000,000.00 25,008,679.15

912828PU TREASURY NOTE 11/15/13 0.201 50,000,000.00 50,091,124.93

912828RK TREASURY NOTE 09/30/13 0.182 25,000,000.00 24,993,008.16

912828RK TREASURY NOTE 09/30/13 0.177 25,000,000.00 24,993,595.10

912828PB TREASURY NOTE 10/15/13 0.190 25,000,000.00 25,040,641.75

912828RN TREASURY NOTE 10/31/13 0.194 25,000,000.00 25,008,163.54

912828QW TREASURY NOTE 07/31/13 0.137 100,000,000.00 100,076,611.60

912828NN TREASURY NOTE 07/15/13 0.124 50,000,000.00 50,120,985.73

912828NU TREASURY NOTE 08/15/13 0.122 50,000,000.00 50,113,748.58

912828PQ TREASURY NOTE 01/15/14 0.171 50,000,000.00 50,321,999.42

912828PU TREASURY NOTE 11/15/13 0.157 25,000,000.00 25,052,310.81

912828QZ TREASURY NOTE 05/31/13 0.098 50,000,000.00 50,030,389.12

912828QZ TREASURY NOTE 05/31/13 0.072 50,000,000.00 50,032,358.01

$650,000,000.00 $650,954,108.59

GRAND TOTAL $5,782,002,508.76 $5,782,623,238.83

WEIGHTED AVERAGE MATURITY 32 DAYS 

WEIGHTED AVERAGE LIFE 32 DAYS 
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